% 18 %% 44 B OM K OF OF R 2005 4 8 A
Vol 18, No 4 Journal of Wenzhou University Aug, 2005

iﬂ:'g
i
BN
fiH]

F) F B tr el 2189 2 56 19 {8 >k %
B+MEZrEx o] 20

2

\H*

1
!{_’f‘% 7 iﬂ}%f‘“k\' ) ’E 2

(1. IHETAFHE TEF; 2. IHETRFESER, LHHEM 341000

W OE: BT H HARREUN SR AR HFR R BOR MR AME: B Bl B Uk, RN AL )
RV AN by 5 5 SR AR TR e AR T R . ANESK TR BT B I TR 5 1) 3 A1 R 80 2% 5 V25 TR A
KHEIE: BENLIEINAL: BB I WS

hESES: 02215  CEFRIRES: A XELHRS: 1008-309(2005)04-0047-09

FERH LI AL B, A7 A I BRI o505k, K222 ABIALAR 58 (R 90 Al AN 2511

THARVURSR. FESZBR IR, BEATLAR B0 20 1 DULE A S 18 1 REAA h Sl DS 207
X RERLAE IR 73 TR BRI 73 A i L EAT Al T, DAL, FERENLAR R (0 FREERE B, RS
Bl AA il R R B L PR, BAT SRR SEHINE . A BT T LABEALAR B 5 R N 2548
b bR A1 20 96 25 (L V2R SR AR AT A2 e BUIRGR, - IF 2087 T AR IRk

—. R
AT AME B B SR R

min[EC (0) X+EQ (X, ) ] st DX=F (1
Q (X, ®) =minq (@) y st W (o) Y=b (@) -A (@) X
Y>0

Hr (¢ (0), W (0), b (0), d (@), A (0) KEXEMESE (Q, F, P) L v

(v=ntmxmmxn) 4iBEPLE, XER", YER.

AT DL IR I )
N N
min (IN) [D.C'X+) O0'(X)] st DX=F (2)
Q' (XD =min[q'Y] st W'Y=b-A'X (3)
Y>0
Hrp {C’, W, b, q's AD G=1, 2, =+, NO} REERINLA &R (C (0), W (0), b (o),

q (@), A (@) HITFE.

Y#s BEA: 2005-04-01
EZBN: VFEE(1969-), 3, VLogssM, YHIl, @id, W5 5m. BENLEAtIL i



48 BN K FIR(2005) 5% 18 AF 4 B

KT MR (). (3) i (1) 2SR, BRgE (1) f\iRh
min Efh (X, &) ] (4)

Xey

i XeX, X AR"WTHE, ¢ERY, iLH (XD =Efh (X, & ], #HFRME (4) Mgl
X, M

H (X)) =min H (X)

xXey

IR T 1 (4) 1) H bR R B 56 A A B LA s CBIR T (2)) O

N
min (I/N) Y h (X, &) (5)

Xey i=1

N
P g o & FRE, AW HY (O = (N D h (X, &), M (5 Bl Xy, 1

i=1

# Hy (X'y) =min Hy (X)

Xey

~—. HN (X*N) &y

TE E1&e--EN ML A A G DL T, SCHR[14531 T A1 4518

ZI 1 ABRWAEAE a>0, 0,>0, n (): R'>R'IHAL

lh (X, & |<an (&) E[e"® 1<

Hrf XEX, 0<0<0p, E[e™® 1 hn (&) WA MEE, WA TAEE 0, f24E a0, >0,

P[IH (X'\) -H (X)) | >el<ae™

DL ES5E R, 24 Nooollf, H (X'\) #ARHGIR MRS T H (XD, SRix T (1),
3L H bR s B A 2Rk CHE LU Y, AR 2R R O A5 A e USSR, DRI 75 E4IF A ) 0
(2) sk,

32 il K={X: | Egfh (X, & ]| <o}, ik {&} (=1, 2, ==+, ND APAL[E AL
HT M7k, S TAEE XEK, M Nooltf, £

Hy (X' DRSS H (XD

B BT &) G, 2, e, ND CHBCZRSGAGR, XH h (X, &) k8 AR A3 ]
(Q, F, P) ERFENIARE, Frbi{h (X, &) } G=1, 2, ==, N) WM FER, X
XEK, FRNEUEBMFZAAFENGL, KR e>0 14

N
lim P { | C(I/N) D h (X, & ~Egfh (X, & 1>} =0

N—>ow
i=1

R A
]lvim P{|Hy (Xy) -H (Xy) |>)=0 (6)
limP { | Hy (X)) -H (X)) | >} =0 (7

N—>ow



H1E G5 AR B AR R B IR A AME B A 49
T Hy (X)) -Hy (X'yv) >0, H(Xy) -H (X) >0
WP {|Hy (Xx) -H XD |}
=P {Hy (X'x) “H (X)) >} +P {H (X') —Hy (X'n) >¢}
<P {Hy (X)) -H (X") >} +P {H (X'y ) —Hy (X'x) >&}
<P { |Hy (X)) -H (X" |2} +P { | Hy (X\) -H (X |>¢}

T (6). (D m%'a}vimp (| Hy (X)) -H (X | >} =0

Wy (XN LUBARIBT H (X0

R 2 W], 4 Neoll, BB () 0 FARRHCTR B (1) 10 FARBAAA TAERE
Hoe MBEIEIET %, BRI () ORLARAERE X TR (1) 10 RS A 5]
k.

=. H (X*) #ifEit

TR (2D, (3) skl B HOUBENLAE R BB BRI, 2% SCR(207T 4,
FE (2D, (3) 40 T FAUL AL

N
min (I/N) (Y CXtq'Y+gY ++g Y™ st DX=F  (8)
i=1
AXAWY'=b!, APXHW2YZ=b?, e , ANXHWNYN=pN
YIZOy YZZO’ ctty YNZO
H Y G=1, 2, =+, N) #5& LdemiE, Kt F—Bpal g i oy 6l 5 (8) k. ¥
kBB X Y, Y2 = YO, mAUEh

Hy (X0 = (I/ND (ﬁ: CX ' 'Y Y 2+ Y ™
i=1
WU H R 2 WAL, Hy (X)) A2 H (XD H A THE.
Frit— D, XTI XEK, B 0<Dgh (X, &) 1<co, MIMLLMHEITIEME F5I N A
AL P R )
P' (X'\) =min (q'Y) ? st WY=b-AX'\, Y>0
Horri=1, 2, -, N BHERIGMSRRM>HNH Y™, Y72, = YN, HitH
N

N
Hy (X0 - N [ (X0 )Y, (@Y™ 7

i=l i=l

AN 7. T RFEARN, fTFHy (X' —H (XD 1 (SN ) EEBURMIE A5,
g BEMACY op MIESHMIRER Zys J5, A B3 H (XD MERE XA [H (XN -~ Zas

(S/AIN Dy Hy (X'\) +Zon (SIAIN ) ]

M. &xiE



50 BN K FFIR(2005)% 18 A5 4 4
ASCERWT T 2 ANBENAR SRR AT T, AT AR ek 5 250 K (@ vk SRAR A M3
BB R, 1T LA AL ) U A A 5 T G R S IR A PR I R, AR S B )
it 5 0 Bt LA 1 R R AR I I, R (8D [ RIBDRs fe 2Pk 7 s, X I 2 PR ALK (1)
SR AT AIE F SCHR[BI R IR 7 R AR 1207 5 S A 4 2= BRI e se SRR AT ISR & . T
GITVEANBR T REBT S S RIS S0 70 A BR A, i AR S B ) i 25 2 A5 2 A

S 3k

[1] Dai L, Chen C H, Barge J R. Convergence Properties of Two-Stage Stochastic Programming [J]. Journal of
Optimization Theory and Applications, 2000, 106(3): 489-509

2] bl BEHURRIIMI. FEat: RO AL, 1990

[3] Wets R. Solving stochastic programs with simple recourse [J]. Stochastic, 1983, (10): 112-114

Solving Two-stage Stochastic Programming with Recourse

in the Objective Function’s Empirical Mean

XU Dechang', WANG Xiaoyan', YUE Xuezi’
(1. Faculty of Mechanical and Electronic Engineering; 2. Faculty of Science, Jiangxi University of
Science and Technology, Ganzhou, China  341000)

Abstract: This paper discuses a method for two-stage stochastic programming with recourse in which the
objective function is replaced by its empirical means. This method converts a stochastic optimization problem
into a deterministic one for which many methods are available. The advantage of the method is that there is
no requirement on the distribution of the random variables involved.
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